The objective of this paper is to attempt to apply the theoretical techniques of probabilistic functional analysis to answer the question of existence and Uniqueness of a Random Solution to Itô Stochastic Integral Equation. Another type of stochastic integral equation which has been of considerable importance to applied mathematicians and engineers is that involving the Itô or Itô-Doob form of stochastic integrals.
Introduction
We shall give some historical remarks concerning the development of this type of equation and point out the essential difference between them and other random integral equations.
In 

Which is referred to as the Itô stochastic integral or simply the stochastic integral. Since that time many scientists have contributed to the general development of this type of stochastic integral. For example see [2] [3] [4] [5] [6] [7] [8] [9] [10] .
In 1946 Author of [5] 
t x t w t  and the second integral is an Itô s
The principal feature which distinguishe tochastic integral. s the type of equation studied from an equation of the Itô type is the fact that in the former case each of the integrals involved is interpreted as a Lebesgue integral for almost all w   . That is, almost all sample functions are Lebesgue ble. Since in the Itô stochastic integral the limit is taken in the mean-square or in the probability sense, the theory of such integrals has been developed as self-contained and self-consistent.
One of the main purpose integra in conne s used by Itô First we shall define the integral (1.1) for the class of step functions. That is, functions  of the form r ; ;
Preliminaries
For this case author of [2] has shown the following are sense as we shall define the integral (1.1) for a class of fu
1.6)
As with the ordinary integrals, we shall de 
where  satisfies conditions 1)-3), and is as delt of G χ fined earlier, also satisfies conditions 1)-3).
Proof. The proof is a straightforward resu the definition of G χ and the fact that  satisfies conditions
We are in a position to ctly what is m now define exa eant by the expression
Note that lemma 1.4 guarantees the expression on the rig  ht exists and is well defined Definition 1. 3 We shall denote by
. We shall define the norm of 
. e proof of the Lemm For th as see [2] .
For the proof see [4] . 
On an Itô Stochastic Integral Equation
We shall place the following restrictions on the random uation (2.1). hus with the given assumptions the first integral of (2 integral and the se integral. More preci T .1) can be interpreted as a Lebesgue cond as an Itô stochastic integral. We shall now proceed to state and prove a theorem concerning the behavior of the Itô sely, if we show that the Itô integral is an element of the space 
arbitrarily small. That is, w can be made e must show that Note that in view of lemma 1.5 with respect to T. Then T is a continuous operator Proof of theorem 3.1 The fact that 1 W is a continuous operator from
follows from lemma 3.1. From (3.3) we have 
An Existenc
We shall assume that le . 
